Collateral Valuation

Bank of America

Stock Price assumprions 23-Nov-01
Enron v S&ES EOTT $18.08
Compaq $5.80 TCW - Small $17.46

Eli Lilly $82.42

[Collatcral Pledged | Shares | Vaiue ]

Enron Corp. - $0.00 #DIVi0!
Compaq Computer - $0.00 #DIv!
Total Market Value of Collateral §6  #DIV/0!
Less: Collateral Required (80% LTV) #DIV/0! S0

Excess (Deficit) Collateral $6
Boarrowing Power 50
Available to Borrow SO

TOUE Iy,
~-. $1,730.000
LCollateral Pledged L Shares 1 Value J
Compaq (KLL owns) 113,064 31,108,027 31.5%
Eli Lilly & Co. 20,220 31,666,532  47.3%
EOTT Energy Parmers 5,000 $90,400 2.6%
Enron Corp. 60,000 £282,600 8.0%
Enron 25.000
Enron @ $12.44/share (owed by KLL personal) 15,000
TCW Small Cap Growth 21,368 £373,103 10.6%
Total Market Value of Collateral $3,520.662 100.0%
Less: Collateral Required (LTV 80%) 49.14% $2,162,500
Excess (Deficit) Collaterai $1.358,162
Borrowing Power $1,086,530
Available to Borrow $1.086.530
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Collateral Valuation
Bank of America

Eﬂnteral Pledged ( Shares L Value —J
Compaq 207,660 $2.035.068
Compaq Computer 124.596
Compag Corrputer 11.970
Compag Computer ' 71.094
Enron Corp. 210,400 §990,984
Enron @ 12.44/share 79.691 $375.345
Enron ($15.81/sh) 9.440 $44 462
Enron ($17.75/sh) 1.859 $8.756
Enron ($16.25/sh) 790 3,721
Enron Corp. (from Compass & BA) 118,620 $558.700
Lilly 5330 $439.299
Total Market Value of Collateral $3,465.351
Less: Collateral Required (80% LTV) 86.6% $3,750,000
Excess (Deficit) Collateral ($284.649)
Borrowing Power $0
Available to Borrow $0
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